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用机制并重视过程的 Agent-based model。作为一种新的研究方法，Agent-based 
model 在假定个体基本行为规则以后通过计算机模拟现实经济，利用个体的异











































Because of the drawbacks of traditional walrasian equilibrium, this article try 
to introduce a new method called Agent-based model, which based on agent 
interactive and attach importance to process. As a new method, Agent-based model 
use computer to simulate real world economy based on the assumption of individual 
behavior and use individual heterogeneity to demonstrate the complexity of the 
economy itself. Then this paper establishes a model used to study the mode of 
financing and economic growth. The model follows the basic analytical framework 
of the Agent-based the model and then give the codes of individual conduct and 
interaction. Specifically, agents try to start a new company driven by 
entrepreneurship and then finance from acquaintances as venture capital. In the 
absence of a prior given financing channels ,this paper try to examine the generation 
of  financing channels and changes of the overall economic system. Ultimately, we 
found that although there is no pre-given means of financing, individuals will 
finance from acquaintances spontaneously for the pursuit of capital appreciation and 
the overall economic system will growth stably under the agents interaction. Due to  
the cyclical entrepreneurship, economic system itself also produces a series of 
cyclical fluctuations, such as interest rate are Counter-cyclical to entrepreneurship. 
In addition, if the banks raise their loan threshold, the proportion of direct financing 
in the overall economic system will be increased significantly. In the developed 
economies or regions, the direct financing will always produce faster than other 
economies because loanable capital is adequate. These conclusions are not 
dependent on the prior given the constraints, but by the spontaneous interaction 
between agents from the economic system. 
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  第一章 导论 
1.1 瓦尔拉斯一般均衡框架的缺陷 































































































// Public Methods 
getWorldEventSchedule(clock time);//时间，用于同其他个体保持同步 
getWorldProtocol(ownership of stock shares);//股票拥有者信息 
getWorldProtocol(collusion among firms);//公司之间的联系 
getWorldProtocol(insolvency of firms);//无法偿债的公司 
getMarketProtocol(posting of supply offers);//供给者的供给情况 
getMarketProtocol(trading process);//交易过程 
Methods for retrieving stored Firm data;//获取公司信息 
Methods for receiving data.// 
Private Access://私有信息 
// Private Methods 
Methods for gathering, storing, and sending data;//搜集、存储信息的方法 
Method for selecting my supply offers;//寻找供给者的方法 
Method for rationing my customers;//对消费者的供给方法 















Method for calculating my profits;//计算盈利的方法 
Method for allocating my profits to my shareholders;//对持股人的分红方法 
Method for calculating my net worth;//计算净值的方法 
Methods for changing my methods.//更改策略的方法 
// Private Data,私有数据 
My money holdings, capacity, total cost function, and net worth;//持有的现金，成本
函数等 
Information about the structure of the World;//了解到的外部信息构成 
Information about World events;//对外部事件的记录 
Address book (communication links);//通讯录，用作联系其他个体 
Recorded communications.// 
} 










































1.2.2 Agent-based model 的复杂性 










































Agent-based model得到单一结果越来越困难。例如Vriend (2006), Wilhite (2006) 
and Young (2006)的模型中加入了个体之间的互动，而Hommes (2006) and LeBaron 
(2006)论证了在金融市场中不同的个体的学习规则不同造成其收敛的不可能性。
Chang and Harrington (2006)进一步说明一个公司的多目标规划将会造成复杂的
行为模式。Agent-based model目前并没有统一的基础模型框架，不同的作者为了
说明自己的研究思路而采用自己的分析范式造成了沟通的不便。 
1.2.3 针对 Agent-based model 的质疑及回答 

































































乎不可能将目光集中在一个方面。Gerald R.曾经在《A GUIDE FOR NEWCOMERS TO 


















社会行为。Epstein, Joshua M. (2002)在此基础之上加入了外界控制力量，如警察
等试图清除最不稳定的因素，他通过Agent-based model发现，警察的加入使得整
























市场。Albin, Peter, and Duncan K. Foley (1992)通过Agent-based model证明了
分散的市场能够更好的促进社会福利。如果禀赋是分散的，那么物品的交换非常
复杂，一个分散的交换市场的出现可以极大的促进交换的进行。Gode, D.K., and S. 
Sunder (1993)则发现，如果存在一个中间商（也可以成为做市商）不断的给出双
边报价，无论这些双边报价是不是有效率的，都能够使得市场上的参与者达到一
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